Background: The evaluation of payment for performance (P4P) programmes has focused mainly on understanding contributions to health service coverage, without unpacking causal mechanisms. The overall aim of the paper is to test the causal pathways through which P4P schemes may (or may not) influence maternal care outcomes.
Background

Introduction
Much of the focus of programme evaluation has been on outcome measurement and finding out whether or not a programme works, with randomised trials being considered to be the gold standard for causal inference [1] . However, when dealing with complex interventions, it is not enough to know whether they work, we also need to understand how they work [2] . Process evaluation enables us to get at the how and why questions and unpack the "black box" surrounding complex interventions and is increasingly promoted within evaluation research [3, 4] .
One of the core functions of process evaluation is to shed light on causal mechanisms or the process through which a programme influences an outcome [2, 5] . Examination of causal mechanisms is necessary in order to understand why a programme worked, or why it did not work, and whether the underlying theory was sound. It enables theory building and enhances intervention design [6] and can support the plausibility of outcome effects being associated with the intervention in a non-randomised study [7] , increasing the internal validity of evaluation in social sciences [1, 5] .
Practically, causal mechanisms can be identified by specifying intermediate outcomes or variables, referred to as mediators, that are on the causal pathway between the intervention and the outcome [6, 8] . The approach used to investigate causal mechanisms involves the estimation of causal mediation effects or the breakdown of total causal effects into indirect effects (the effect of the intervention on the outcome that passes through the mediator) and the direct effect (the effect of the intervention on the outcome through all other pathways) [9] . Causal mediation analysis has been employed to test change pathways within the evaluation of public health programmes, using individual-level psychological [9] [10] [11] [12] or physical characteristics [13] , that may affect behaviour change outcomes. A recent study also considered the effect of community along with individual level mediators [14] . To the best of our knowledge, to date, there has been only one study [15] considering mediators which are relevant to the evaluation of interventions aimed at strengthening health systems.
Payment for performance (P4P) is an example of a programme which operates at the health system level with the aim of improving the quality and use of health services to enhance population health outcomes. P4P involves the payment of financial rewards to health workers (and sometimes to health facilities) based on their achievement of pre-specified performance targets. P4P has been widely used in the UK and the USA [16] and increasingly in lowand middle-income countries [17] .
There is a growing body of evidence evaluating the impact of P4P [18] . Findings show that overall P4P has a positive effect on targeted service outcomes [19] , although the evidence base in low-income settings is limited to a small number of studies [17, [20] [21] [22] [23] [24] [25] . There has been less attention to the processes by which these outcomes are achieved, particularly in low-and middleincome settings [17, 26] . Three studies examined the implementation process challenges facing a P4P programme [27] [28] [29] and evaluations are increasingly looking at intermediate outcomes that may have affected service delivery [15, 30] . However, existing studies do not conclusively shed light on the pathways through which P4P achieves outcomes. Either they do not formally test the pathways or they test them on a limited number of mediators [15] .
The overall aim of the paper is to test the causal pathways through which payment for performance may (or may not) influence the utilisation of maternal health services. A previous study in Tanzania evaluated the impact of P4P on service use, quality, equity, and health worker motivation over a 13-month period from January 2012 to February 2013 using linear difference-in-difference analysis [31] . The evaluation found a significant and positive effect on two of the targeted indicators: an increase of 8.2 percentage points (CI 3.6 to 12.8) in institutional deliveries, of 6.5 percentage points (CI 1.3 to 11.7) in the rate of deliveries in public facilities, and of 10.3 percentage points (CI 4.3 to 16.2) in the proportion of women receiving two antimalarial doses during antenatal care [21] . In this paper, we extend this analysis to examine the mediators of programme effect and to test the causal pathway to improved outcomes.
Study setting
In 2011, the Ministry of Health and Social Welfare of the Republic of Tanzania introduced a P4P scheme in the Pwani region, with initial payments being made in mid-2012. The P4P scheme comprised four main components.
(1) P4P provided financial bonuses to health facilities and district and regional health managers based on achievement of maternal and child health (MCH) performance targets related to service coverage and quality of care. The targets were either for specific services (e.g., institutional delivery, postnatal care, family planning) or for care provided during a service (e.g., two doses of intermittent preventive treatment for malaria (IPT2) during antenatal care and HIV treatment for HIVpositive pregnant women). At the facility level, at least three quarters of the bonus were distributed among health workers. The health worker incentive represented about 10% of the average health worker monthly salary (about USD 30 per month). District and regional managers received bonus payments based on the performance of facilities in their district and region.
(2) The remaining 25% of the bonus went to the health facility and could be invested in drugs, supplies, or facility improvements. This represents roughly 4% of their average budget.
(3) Supervision was more frequent as facility performance data were verified every 6 months by national, regional, and district stakeholders, whereby achievements of targets, established by the Central Ministry of Health and Social Welfare, were measured and bonuses paid.
(4) Primary care facilities had to open bank accounts in order to receive bonus payments and could retain cost sharing revenue in these accounts, whereas before such funds were held at district level. Health Facility Governing Committees, comprised of health workers and community members are responsible for managing facility resources, including P4P bonus payments, and representatives were to be present to withdraw bonus funds from the bank. However, the community members on the committee were not eligible for bonus payments.
Conceptual framework
Our analysis was guided by a theory of change for how P4P would affect the health system to improve outcomes and a set of underlying assumptions about the change processes involved (Fig. 1) .
The increase in facility revenue from performance payments, together with financial autonomy resulting from facility-level bank accounts, may generate the need for increased accountability of resource allocation and use at the facility level, potentially stimulating health facility governing committees that are otherwise inactive and improving relations between providers and communities [32] . Greater resources and more accountability over their use are expected to lead to improved availability of equipment, drugs, and medical supplies at the facility, especially in relation to targeted services. P4P is also expected to directly affect supervision linked to the process of performance verification done by health care managers, as this results in more frequent contact between providers and managers, who examine registers and work conduct at the facility.
The direct financial incentives to health workers that are tied to service delivery, coupled with the changes in the availability of resources supervision practices are expected to impact on health workers' job satisfaction and increase motivation to adhere to clinical guidelines [33, 34] and treat patients respectfully. Health worker knowledge may also increase, through investment in training to improve skills linked to incentivised services or through reallocation of staff to under-resourced or poor-performing Fig. 1 Theory of change of P4P pathways to impact via health system strengthening facilities. To stimulate service use and achieve targets, health workers may undertake more outreach activities and/or reduce user fees and/or be more likely to enforce exemptions for vulnerable groups [35, 36] or encourage enrolment in community health insurance, as this generates additional revenue for the facility.
We identified a set of indicators to measure each of the steps on the causal pathway ( Table 1) . The indicators were measured the household, facility, and health worker surveys (Table 1) . A full discussion of the effects of P4P on the availability of medical supplies and drugs and on governance of facilities is presented elsewhere [37] .
Methods
Data sources
Surveys were undertaken in all seven districts in the Pwani region where P4P is being implemented and four neighbouring comparison districts with no P4P, with 75 facilities being sampled in each of the study arms, comprising 6 hospitals, 16 health centres, 11 non-public dispensaries, and 42 dispensaries. A health facility survey was conducted at all facilities and 1-2 health workers per facility were interviewed. Interviews were conducted with women who had delivered in the past 12 months sampled within the catchment area of the facilities-a total of 3000 women per round. Baseline data collection was conducted between January and March 2012 and endline data was collected 13 months later [31] . All data could be linked at the facility level [21] .
Data analysis
We used causal mediation analysis to identify steps on the causal pathway to the two significant outcomes in the main evaluation (delivery in a health facility and uptake of two doses of antimalarial drugs during pregnancy). We also considered potential mediators of a third outcome, delivery in a public health facility, as we thought that mediators may differ within public compared to non-public facilities. We assessed mediation by applying the linear structural equation model (LSEM) Baron and Kenny [6, 38] . We estimated a singlemediator model to identify the effect of P4P on mediators and the effect of the latter on institutional deliveries and coverage of antimalarials during pregnancy. We followed a four step process to assessing mediation.
Step1: Estimating the impact of P4P on outcomes First, we replicated the analysis previously carried out by Binyaruka et al. [21] to evaluate the effect of P4P on the Increase insurance enrolment -Health insurance scheme available in the community (health facility survey) -Number of community health insurance scheme members per health facility (health facility survey)
Reduction in user charges -Probability of payment at delivery at the health facility (or public health facility) (women survey)
Health workers kindness and knowledge have been re-ranked on a scale from 1 to 100 for ease of interpretation of the coefficients selected outcomes using a linear difference-in-difference regression model:
where i is the sample of women who gave birth in the 12 months prior to the interview in the catchment area of facility j at time t. Y ijt is a dummy taking value 1 if the service was received by a woman and 0 otherwise. P4P j is an indicator of whether P4P was implemented in the area where the woman was sampled from. We included facility fixed effects (γ j ) to control for facility-level unobserved time-invariant characteristics and a dummy variable taking the value of 0 at baseline and 1 at endline (δ t ) to account for year fixed effects. We also controlled for individual-level characteristics (education, religion, marital status, occupation, age, number of pregnancies) and household characteristics (insurance status, number of household members, household head education, and wealth based on ownership of household assets and housing particulars) that are known to affect outcomes (X ijt ). The effect of P4P on outcomes was estimated by β 1 1 . Standard errors were clustered at the health facility level.
Step 2: Identifying mediators Second, we tested for the effect of P4P on each of the potential mediators identified within the theory of change ( Table 1) .
As in (1), we used a linear difference-in-difference regression model:
where M ijt is the potential mediator and β 1 2 indicates the effect of P4P on the mediator. All mediators were measured at the health facility level. Items collected through the health worker survey were either averaged across health workers in the same facility, when they concerned individual judgement (satisfaction and motivation), or the highest value was retained when they concerned health facility characteristics (time and content of last supervision visit). Indicators of price, satisfaction with the service received, and kindness during delivery that were measured at the individual level were averaged across women in the same facility catchment area. The woman herself was excluded from the calculation to avoid direct reverse causality and to test how the prevalent reported price and quality affected individual choice [39] . Although some mediators were measured at the individual level and some at the health facility level, Eq. 2 was estimated at the individual level for all mediators, for comparability with step 1 and step 3. Standard errors were clustered at the health facility level.
Step 3: Identifying direct and indirect causal effects Third, we evaluated the effect of P4P on the outcomes of interest, by re-estimating Eq. 1, including the potential mediators M ijt identified in step 2:
We ran the analysis separately for each maternal care outcome Y i and for each potential mediator M ijt identified in step 2. If the estimated coefficient of M ijt (β 4 3 ) was significant and the effect of P4P was reduced compared to that estimated in (1) (β 1 3 was smaller than β 1 1 ), we can infer that the effect of P4P on Y ijt is mediated through M ijt . For each set of outcome and mediators, β 1 3 measures the direct effect of P4P on Y ijt , while the mediated (or indirect) effect was calculated as the product between β 1 2 and β 4 3 , and its significance verified by calculating their bootstrapped standard errors [6] . These analyses were run at the individual level. As for Eqs. 1 and 2, Eq. 3 was estimated using a linear probability model and standard errors were clustered at the health facility level.
Step 4: Sensitivity analysis
The identified mediators can only be considered to be "on the causal pathway" (enabling the measurement of causal mediation effects) under a set of two assumptions, referred to as "sequential ignorability": first, the intervention assignment is independent of outcomes and mediators and, second, the observed mediator is independent of outcomes given the actual treatment status and pre-treatment confounders (there are no unmeasured confounders that affect both the mediator and the outcome) [40] .
The first part of the assumption is satisfied if the treatment is assigned randomly or assumed to be random given the pre-treatment covariates [8] . The use of difference in difference regression methods allows us to control for factors that may lead to the endogenous assignment of the intervention subject to the assumption of parallel trends. We verified that the pre-intervention trends in a selection of mediators and outcomes were parallel between intervention and comparison areas [21] .
The second assumption is still required to identify the causal effect of the mediator on the outcome and cannot be formally tested [8, 41] . To address this, Imai et al. [42] propose a measure of the sensitivity to unmeasured confounding. Since the level of correlation between ε ijt 2 and ε ijt 3 reflects the presence of unobservables affecting both the mediator and the outcome, the level at which the mediation effect would be zero provides an indication of how plausible the assumption is. The smaller the level of correlation, the less plausible the assumption. Imai et al. [42] develop their approach using a potential outcome framework and a semi-parametric approach for the identification of direct and mediated effects of the treatment. We set the prediction of potential outcomes to be based on Eqs. 1, 2, and 3 used in the LSEM, so that the sensitivity analysis would apply to the original results obtained. The sensitivity analysis provides the coefficient of correlation (rho) between ε ijt 2 and ε ijt 3 at which the average causal mediation effect (ACME) equals 0 [43] .
The LSEM approach to mediation analysis requires no interaction between the intervention and the average causal mediation effect, in or words that the average causal mediation effect is equivalent in intervention and comparison areas. We test this assumption by introducing an interaction term between treatment and mediator in Eq. 3 and testing its significance.
Since the outcomes are observed at the individual level, but the P4P scheme is implemented at the health facility level, we test the sensitivity of our results to the level at which the analysis is carried out by re-estimating Eqs. 1 to 3 on the outcomes measured at the health facility level, based on averages of individuals within the facility catchment area.
We tested for clustering at the district level using a bootstrapping procedure which is recommended when the number of clusters is small [44, 45] . Since multiple hypothesis testing may lead to false rejection of the null hypothesis, we also applied a modified Bonferroni correction to adjust the significant threshold accounting for the correlation between the tested outcomes [30] . All statistical analyses were conducted using STATA 14.
Results
Descriptive statistics
The intervention and comparison groups are similar at baseline in relation to most of the outcomes and mediators considered (Table 2 ). However, in general, the comparison group performs slightly better than the intervention group in relation to the mediators.
Mediation analysis
As it has been previously reported, there was a positive and significant effect of P4P on the rate of institutional deliveries (an 8.2 percentage point increase, CI 3.6 to 12.8), on the rate of deliveries in public health facilities (a 6.5 percentage point increase, CI 1.3; 11.7) and on the uptake of two doses of antimalarial drugs during antenatal care (a 10.3 percentage point increase, CI 4.4; 16.1) [21] (Table 3 ).
The effect of P4P was tested on all potential mediators in Table 2 , but results are reported only for those significantly affected by P4P (Table 3) .
P4P led to an increased availability of resources at the facility, notably a reduction in the disruption of services due to broken equipment (by −14.9 percentage points, CI −29.3 to −0.4); a reduction in the stock-out rate of essential medical supplies (by −14.8 percentage points, CI −24.8 to −4.9) and drugs (by There was an increase in the probability of having received the last district or regional supervision in the last 90 days (by 18 percentage points, CI 4.0 to 32.0). P4P resulted in a significant increase in health worker knowledge (by 18.8 percentage points, CI 10.4 to 27.2) and improved patient-provider interactions, measured by patient perceptions of provider kindness during deliveries (by 4.3 percentage points, CI −0.4 to 9.0). P4P led to a reduction in user costs (by 4.5 percentage points, CI -9.5 to 0.6), measured as the reduced probability of paying out-of-pocket for institutional delivery by women living within the catchment area of the facility (Table 3) . No effect was found on the remaining indicators on the causal pathway, notably, health worker motivation, outreach activities, and insurance enrolment.
Among all the potential mediators identified, only a limited number of them significantly mediated the effect of P4P on the outcomes of interest (Table 4) . The coefficient associated with P4P reported in Table 4 represents the direct programme effect when controlling for a given mediator; where this is less than that reported in the analysis without mediators, there is evidence of mediation. The indirect effect of P4P on the outcome, or the effect which passes through a given mediator, is calculated by interacting the coefficient associated with the mediator of interest in Eq. 3 with the effect of P4P on the same mediator in Eq. 2. The estimates of the direct and indirect (through the selected mediators) effects of P4P on outcomes are reported in Table 5 along with the results of sensitivity to the sequential ignorability assumption (rho at which ACME equals 0). The probability of paying for delivery and the perceived kindness of health workers during delivery mediate the effect of P4P on institutional deliveries, and the stock out rate of Oxytocin mediates the effect of P4P on deliveries in public facilities. When these are included as mediators, P4P has no significant direct effect on the outcome (Table 4) .
The reduction in the proportion of women who paid for delivery mediates 48% of the effect of P4P on institutional delivery and 78% of the effect of P4P on delivery in a public health facility ( Table 5 ). The reduction in the stock-out rate of oxytocin mediates 22% of the total effect of P4P on institutional delivery and 30% of the total programme effect on delivery in a public health facility (Table 5 , columns 1 and 2). The kindness of providers during delivery mediates 48% of the total effect of P4P on institutional deliveries and 49% on deliveries in public facilities. The increase in the timeliness of supervision mediates 15% of the effect of P4P on the uptake of two doses of anti-malarial drugs during antenatal care (Table 5 , column 3), but did not mediate the effect of P4P on institutional deliveries. Uptake of two doses of anti-malarial drugs did not appear to be a significant mediator of the effect of P4P on institutional deliveries (Table 4 , columns 1 and 2), but it was borderline significant for deliveries in a public health facility.
Sensitivity analysis
The sensitivity analysis (Table 5 and Table 9 in the Appendix) indicates that little correlation between the error terms of Eqs. 2 and 3 (correlation coefficients ranging from 0.02 to 0.04) would be sufficient to reduce the mediated effect to zero for most mediators. However, a higher correlation coefficient would be required to reduce to zero the indirect effect of P4P through a reduction of payment at delivery and increased health worker kindness, on institutional delivery (correlation coefficients 0.23 and 0.20, respectively) and on delivery in a public health facility (correlation coefficients 0.25 and 0.16, respectively).
When carrying out the analysis at the health facility level (Table 6, Table 7 and Table 8 in Appendix), the stock out rate of Oxytocin and the perceived kindness of health workers at delivery still mediated the effect of P4P on institutional deliveries, while the proportion of women who paid for delivery mediated the effect on deliveries in public facilities. However, the other mediators identified were no longer significant and no mediators for the uptake of two doses of anti-malarial drugs during antenatal care were identified. New mediators were also identified. For example, health worker satisfaction with local leaders became mediator of delivery in a public health facility. None of the indirect effects were significant, however, as a consequence of the reduced statistical power due to the smaller number of observations.
A number of other sensitivity analyses were carried out. We tested for significance of the interaction between treatment and mediator in Eq. 3 and found no significant effect indicating that the average mediation effect is equivalent in treated and non-treated areas. We identified the same set of potential mediators when we tested for the effect of P4P correcting standard errors for clustering at the district level. When we adjusted the level of significance to account for multiple outcome testing, the reduction in the stock out rate of Oxytocin was the only mediator that remained significant.
Discussion
Causal mediation analysis has been put forward as an approach to understand causal mechanisms within process evaluation [2] . However, to date, there is very little empirical evidence of its application within the evaluation of complex health interventions. Building a Kindness and knowledge originally ranked in from 1 to 10, but rescaled here from 1 to 100 for ease of interpretation of the coefficient b Calculated for each woman as average of the responses of all women in the same health facility catchment area, excluding the woman herself on an existing impact evaluation, we set out to test the causal pathways through which P4P affected maternal care outcomes using causal mediation analysis. While our finding of P4P effects on core maternal outcomes is partly consistent with previous evaluation studies in Rwanda and Burundi [20, 22, 30, 46] , ours is the first to formally test the pathways through which P4P affects outcomes. As in a previous study [15] , we found that P4P affects the level of inputs available in health facilities. However, we tested for a wider range of mediators consistently with our theory of change and found that they mediate a significant proportion of the effect of P4P on the use of maternal care services.
Reductions in the probability of paying out of pocket and increased provider kindness during delivery mediated the largest share of the P4P effect on institutional deliveries overall and in public facilities, and these mediation effects were more robust to unmeasured confounding. Oxytocin is a drug administered to induce or support labour and to manage the third stage of labour reducing the risk of postpartum haemorrhage [47] . The reduction in the rate of stock-out of Oxytocin mediated 22% of the effect on institutional delivery (up to 30% in public health facilities), but the correlation coefficient at which the ACME is zero was very low (0.04) suggesting that the results are highly sensitive to unmeasured confounding. The effect of P4P on the availability of Oxytocin is, however, consistent with our theory of change. The increased availability of Oxytocin may be due to additional resources made available through P4P to facilities and/or greater communication with district authorities resulting from more frequent supervision. The increased availability of Oxytocin may be appreciated by women as a marker for quality of obstetric care, and management of bleeding, thereby influencing demand [48] , though Table 1 have been grouped into: governance (strengthened supervision, active governing committees, increased outreach activities), financing (availability of drugs, medical supplies and equipment, increase insurance enrolment, reduction in user charges), and human resources (health worker more motivated and knowledgeable, improved patient provider interactions, adherence to clinical protocol). 95% confidence intervals in parentheses. Percent sign (%) indicates percentage points change *p < 0.10; **p < 0.05; ***p < 0.01 Table 4 Effect of P4P and potential mediators on maternal care outcomes (results from Eq. 3) there is no literature highlighting women's preference for induction [49] .
Although women are supposed to be exempt from payment for deliveries in public facilities, often such exemptions are incompletely enforced [50] . Also, when drugs are out of stock, women have to pay for them at private pharmacies. The mediation effect of the probability of paying for care is consistent with providers making a concerted effort to enforce exemptions to attract women to facilities for their delivery [35] . The probability of payment is also likely affected by the reduction in stock out of drugs related to delivery that no longer have to be paid for privately by patients.
Health worker kindness, measured as the mean rank reported by other women in the same health facility catchment area, was found to be a significant mediator, suggesting that increased institutional deliveries could be due to expectations of higher quality of the service provided. This is consistent with our theory of change, whereby health workers modify their interactions and behaviour with patients to make services more attractive, to increase demand so as to meet the performance targets. Literature from a range of settings has highlighted the importance of provider attitude and kindness for women's demand for care at birth [51, 52] . Improved timeliness of supervision, which we believe may be associated with the verification activities carried out as part of the P4P programme, significantly mediated 15% of the effect of P4P on the uptake of two doses of antimalarials during pregnancy. This indicates that increased monitoring and coaching may lead health workers to improve service delivery.
Referring back to our initial theory of change, the mediators which explained the largest share of total programme effect, and were most robust to unmeasured confounding, rely primarily on health worker response to the direct financial incentive. However, we did not find evidence of P4P increasing motivation, which was identified as a necessary precursor to behaviour change within the theory of change. This could be due to the limited sample size for the health worker survey, or invalid measurement of the underlying motivation construct, which was proxied as job satisfaction. It is also possible that health workers respond to incentives by changing their behaviour without experiencing greater job satisfaction. Our results also suggest that other components of the P4P programme were relevant to outcome achievements, notably the additional availability of resources used to procure drugs and supplies, and more timely supervision, though these effects were less robust to unmeasured confounding. We found less evidence of the effect of the increased facility financial autonomy. Ultimately, such information is useful as it helps identify the programme's most effective components and "levers" of change.
In addition to identifying likely mediators on the pathway to outcomes, our analysis also illustrates the application of causal mediation analysis to the evaluation of a health systems intervention, such as P4P, and specifically the consideration of health systems mediators, rather than individual level mediators, related to behaviour change. However, doing so does raise practical challenges.
First, when mediators operate at the level of the provider or health facility and outcomes are measured at the household or individual level, it is unclear at which level the analysis should be carried out. We carried out the analysis at the individual level, as we were interested in the pathways to population outcomes, but we assessed the robustness of results to analysis at the facility level, and we found this did affect some of the mediators. The difference in results is in part due to the weighting based on the relative size of the health facility catchment population, which varies from facility to facility, as well as the reduced sample size and resulting lower statistical power. Second, randomised trials of health systems interventions are often difficult to implement, and quasiexperimental methods may be the only way to assess causal effects, as in this study. However, to date, causal mediation analysis has only been used alongside randomised controlled trials. We demonstrated its use within difference-in-difference analysis. This approach rests on the assumption of parallel trends between intervention and comparison groups in relation to outcomes as well as mediators. While we were able to assess preintervention trends in outcomes, we could do it for only some mediators [21, 37] . In the future, researchers should seek to gather pre-intervention time series data on outcomes as well as mediators. As in the main impact evaluation [21] , we used a linear regression model to estimate P4P effects which allows us to use linear structural equation modelling to generate our estimate of mediation effect, although our outcomes and many of our mediators are binary. We had, however, previously demonstrated the robustness of our results to the use of non-linear models [21] .
The selection of mediators for inclusion in the analysis was limited to those available within the surveys, so that the effect through potentially relevant mediators, such as the level of funding available at the facility, could not not be tested. Our approach relies on the accurate measurement of potential mediators and, where possible, we used tools that had been tested and applied in previous research to minimise the risk of bias. Future studies Correlation at which ACME = 0 −0.2326 −0.2590
Results obtained from LSEM model. Correlation at which ACME = 0 is derived using Imai et al. sensitivity analysis. *p < 0.10; **p < 0.05; ***p < 0.01
should consider using qualitative methods to validate and help explain mediators identified as being significant through mediation analysis. The application of causal mediation analysis to the evaluation of P4P generates an estimate of average causal pathways. The assumption is that all facilities experience the same pathway to impact; however, it is of course possible that facilities introduce different strategies to achieve outcomes and that there is some variation in pathways across facilities.
The assumption that interventions affect mediators, which in turn affect outcomes, presupposes a temporal ordering, of the change in mediators preceding that of outcomes. In our study, we measured outcomes and mediators at two points in time: at baseline and endline. Hence, changes in mediators were measured at the same time as changes in outcomes. In the case of mediators measured at the individual level, this was problematic, as we would not expect a woman's report of kindness during her delivery to affect her delivery choice, rather we would expect her choice to be based on perceptions of kindness from the experience of other women. For this reason, we estimated the mediator excluding the woman herself. Further studies should seek to obtain measures of the mediator prior to that of outcomes, either through midline surveys or by framing questions appropriately (for example, did you perceive that kindness during delivery had improved at your nearby facility prior to your birth?).
While we were able to identify significant mediators and explain how much of the overall effect of P4P each could explain, we were unable to determine the order of the causal chain. Some mediators may cause other mediators; hence, there is likely to be a hierarchy of outcomes (for example, increased availability of Oxytocin may affect health worker kindness, as increased drug availability improves their ability to do their job, which in turn affects service uptake). Epidemiology offers methods for quantifying the effects of multiple mediators, and their interactions, and decomposing them, but these methods are still very recent and with limited application [10, 11, 13, 41] . Most importantly, they rely on identifying assumptions, which are often unlikely to be satisfied or hard to prove within policy experiments. Further analysis should explore ways to examine more complex causal pathways, for example, interactions between financing and human resources or governance factors, and to assess total mediated effect.
Conclusions
In this study, we found that the effect of P4P on institutional deliveries was mediated by a reduction in the probability of women paying for delivery care and an increase in provider kindness during deliveries and greater availability of drugs. The increase in coverage of IPT during antenatal care was mediated by more frequent supervision visits.
This study illustrates that there is great potential to apply the method of causal mediation analysis to help unpack the causal mechanisms of complex health systems interventions such as P4P, shedding light on how they impact the health system to achieve population health goals. We encourage further research of this kind to strengthen the evidence base about how health system interventions works. Table 6 Effect of P4P on institutional delivery and on potential mediators Sensitivity analysis with data averaged at the health facility level 95% confidence intervals in parentheses; percent sign (%) indicates percentage points change; bold font indicates identified mediators *p < 0.10; **p < 0.05; ***p < 0.01 Table 8 Indirect effect of potential mediators on maternal care outcomes Percentage of total effect 31.1 95% confidence intervals in parentheses; percent sign (%) indicates percentage points change; bold font indicates identified mediators *p < 0.10; **p < 0.05; ***p < 0.01 
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